Robustness Checks
Note: Negative rainfall accounted for deviations from the historical mean of the accumulated rain between JuneJuly in 2009, divided by the standard deviation for each rainfall grid cell multiplied by minus one. Positive values represent the rainfall deficits with respect to the historical mean. All regressions include household and migrant level controls. The full list of controls is presented in section 5 in the manuscript. Robust standard errors are adjusted for two-way clustering at the origin grid cell level and at the destination grid cell level. *p<0.1, **p<0.05, ***p< 0.01. 
Attrition
Attrition rate for the cohort of interest is around 11 percent over a period of 10 years. Among them, 20 percent moved with their entire households, 29.4 percent were untraceable (the survey team could not obtain any information regarding their destination), and some (fewer than 1 percent) refused to be surveyed. The rest were individual migrants (49.9 percent) for whom a proxy destination was obtained, even if the migrants were subsequently not found at that destination. This latter group can be added to the previous analysis using information reported by other household members who were found during the tracking protocol. Adding the sample of attritors increases the sample size, but it also introduces noise in the regression, as the shocks at destination are less precise. To construct migrants' shocks, I use data reported by the household and information collected during the tracking protocol. 1 Depending on the level of information available, I follow different strategies to merge the sample of non-found migrants to the rainfall data: at the micro-region level I compute the geographic centroid of each micro-region and assign the non-found migrants to the nearest rainfall grid. For those from whom I have only the name of the municipality, I assign to them the shock of the most common micro-region destination for each municipality, and if they were the only ones moving to a municipality I compute rainfall shocks at the municipality level by taking the average of all the rain grid cells inside each municipality. 23 I restrict the analysis to migrants in Nicaragua or Costa Rica. 4 Table SM-2.1 shows the main results after adding the sample of attritors for whom I have information on the household of origin and the location of destination. The rate of migrants not found in this cohort sending remittances to their household of origin is almost the same as the rate among those found (31 percent versus 33 percent respectively), but the rate of those receiving transfers is much less (19 percent versus 34 percent). Results in Table SM-2.1 include migrants who were found and migrants who were not found but reported to be living in Nicaragua. Including those not found in Costa Rica does not change the results but it introduces more measurement error in the weather shocks, as I do not have information on the region in which they are living within Costa Rica. The top panel presents the results for non-local migrants found and not found inside Nicaragua. A one standard deviation fall in accumulated rainfall at origin decreases transfer receipts by 6.54 USD and increases remittances sent by 12.02 USD (only the coefficient estimated on transfer receipts is significantly different from zero). This result indicates that there is a decrease in the size of the insurance effect on remittances and especially on the income effect on transfers compared to the sample of migrants found. The coefficient of the impact of shocks at destination on transfer receipts is very small. These results should be taken cautiously, however, as they might be driven by measurement errors on weather shocks at destination.
The bottom panel presents the results of the sample of urban migrants. In this case, the bias due to measurement error is smaller as I rely only on rainfall fluctuations at origin, which are obtained using GPS coordinates. The estimated coefficients are closer to the estimates on the restricted sample of surveyed migrants. One standard deviation fall in accumulated rainfall at origin decreases the annual value of transfer receipts by 10.57 USD and increases the annual value of remittances sent by 51.67 USD. At the extensive margin, a one standard deviation fall in accumulated rainfall increases the probability to remit by 18 percentage points, indicating that the shocks at origin not only increase remittances at the intensive margin, but also at the extensive margin. 
Older cohort
To test whether the previous findings can be applied to other young adults I include in the analysis migrants under 30 who were household members in 2000. This group of migrants allows me to determine whether my results hold along the life cycle or are driven by particularly strong links between migrants and the household of origin at the first stages of the adulthood. The attrition rate in this group is about 49 percent, and 31 percent of the migrants who were found were living in a non-local area. Because this cohort was not part of the tracking sample, the sub-sample of migrants found are those who were living with a younger member of the origin household (77.7 percent) or were living in a community where someone from the target population was living. Results on the sample of migrants found in the cohort of interest (15-21 years old) hold when we include this sub-sample of migrants (migrants found and surveyed in 2010 in ages 22-30). Table SM-3.1 shows that one standard deviation increase in rainfall deficit at origin increases the amount of remittances sent by 20.59 USD among non-local migrants and by about 51 USD among urban migrants. Point estimates in the sample of rural migrants are small and no significantly different from zero.
To have a more representative sample of the older cohort of migrants I rely on proxy information on migrants' current location reported at the household of origin and add to the analysis migrants who were not tracked and not found. Among them, I have proxy information on their destination for about 64 percent (47 percent at the micro-region level, 7 percent at the municipality level, and the remaining 10 percent, who are international migrants, at the country level). Results from this cohort should be taken cautiously, as using proxy data on destination introduces measurement error in shocks at the destination.
The top panel in Table SM -3.2 shows the results for non-local migrants between ages 22-25,who were living in Nicaragua at the time of the follow-up survey. One standard deviation increase in rainfall deficit at origin raises the amount of remittances sent by the migrant by 12.87 USD (p-value 0.112) and has no effect on the level of transfers received (point estimate -2.77). Moreover, one standard deviation increase in rainfall deficit at destination raises the amount of transfers received by the migrant by about 6 USD. This results indicates the presence of a bilateral contract in which migrants provide twice as much insurance as they received. Restricting the sample to urban and rural migrants (middle and bottom panel) leads to similar results than those obtained among the main cohort.
Table SM-3.3 reports the results after including migrants between ages 26-30. Compared to the previous cohort (22-25 years old), this group of migrants is relatively smaller. The follow-up survey only gathered information on migrants who were members of the household of origin at the time of the baseline in 2000. This cohort was between ages 17-21 at the time of the baseline survey, and hence, it is very likely that we are missing a large share of migrants who migrated in the years previous to the baseline survey and that were between 17-21 years old in 2000.
The annual value of remittances and the proportion of migrants sending remittances suggest that migrants are still transferring funds to their household at origin, although the insurance effect is smaller. One standard deviation increase in rainfall deficit at origin raises the amount of remittances sent by the migrant by almost 10 USD. However, I do not find evidence of the presence of a bilateral insurance contract among non-local. The bottom panel of table SM-3.3 shows the results among urban migrants. Although the coefficient capturing the insurance effect is large (18.38 USD), it is not significantly different from zero, suggesting that the insurance contract is weaker among older cohorts. Among rural migrants, the point estimate on the amount of remittances for shocks occurring at origin is almost zero. Reducing the level of correlation between shocks at origin and at destination does not change the results (these results could be driven by measurement errors on shocks occurring at destination among non-found migrants).
Although the relationship between migrants and their household of origin, as an insurance mechanism, weakens over time, older migrants still send remittances to their original households in response to negative rainfall shocks. Even, I find evidence of bilateral insurance contracts among migrants between ages 22-25. 
Impact of rainfall on local and non-local prices
An alternative explanation for the lack of impact of rainfall fluctuations on consumption is that shocks may affect local prices, forcing households to adjust their expenditures to compensate for the change in prices. Using data from a community questionnaire on the municipalities of origin and data from the household survey, I analyze whether that is the case. I construct the average price for food and non-food items at the community level, and find that an increase in accumulated rainfall is positively correlated with prices of non-food items and not correlated with the average price of food items. This may explain why I find no impact of rainfall shocks at origin on nonfood consumption aggregates, but it does not explain smoothing on food consumption. At the household level, I can compute prices of food products. Relative to prices at the community level, constructing prices using information from the household questionnaire allows me to investigate whether local rainfall shocks have an impact on prices at the migrant destination. I construct a price index using the most frequently observed products and find that consistent with the results on the price index at the community level, rainfall shocks are not correlated with the household price index of food products (estimates are positive, but small and not significantly different from zero). By item, local shocks may have an impact on the prices of food products in local markets, but the sign of this effect is not clear, and overall prices do not seem to be moving in any particular direction. Regarding whether local shocks at origin affect prices at destination, I run a regression, for each food product and for the the price index, including shocks at origin and shocks at destination. I focus on migrants who are at least 8 km (size of each rainfall grid) away from the household of origin and find that coefficients are not significantly different from zero. In addition, I test whether shocks occurring in neighboring grid cells have any impact on local prices and find non-significant effects. It is difficult to disentangle, at this stage, the magnitude of the effect and the direction, as it seems that prices of different products move in different directions. Importantly, the data show that local prices are not affected by non-local shocks. The opposite could have affected the interpretation of my results: the increase in remittances due to negative shocks at origin instead of being driven by an insurance effect, could have been driven by an income effect due to the change in prices. I find that for some products, local prices are affected by shocks at destination. However, this happens among migrants living very close to the household of origin, for whom shocks are highly correlated. In this matter, the article shows that for this group of migrants, rainfall shocks do not affect the transfer of funds, and it clearly shows that only when migrants are living in urban communities or are exposed to shocks that are less correlated, negative rainfall shocks activate the insurance mechanism.
